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INVESTMENTS OUTSTANDING AS OF 6/30/06 (SETTLEMENT BASIS

CARRY-BASIS

POOL: LGIP-GOVERNMENT (7)

IS BOOK-VALUE AMORTIZED THROUGH 6/30/06

Pos#

Sec-1d

Description

54148 TPCG0288 CITIGROUP GLOBAL M
54157 TPCG0289 CITIGROUP GLOBAL M
54147 TPGS0045 GOLDMAN SACHS & CO
54146 TPMS0220 MIZUHO SECURITIES

4

2

51264
51621
51622
46555
47989
47103
47993
47305
47991
47992
48047
49456
49635

ITEMS

ITEMS

912827Y5
91282776
91282776
912828CW
912828CW
912828CY
912828CY
912828DD
912828DD
912828DF
912828DF
912828DF
912828DF

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

U S TREASURY NOTE
TREASURY NOTES
U.S. TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
US TREASURY NOTE

U S TREASURY NOTES

cccccccc
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RATE Maturity YIELD MOO S&P

3.500
4.000
4.000
4.650

7.000
6.500
6.500
2.500
2.500
2.500
2.500
2.875
2.875
3.000
3.000
3.000
3.000

TRI-PARTY REPO-TSY COLLATERAL

470,000,000.00
200,000,000.00
500,000,000.00

95,000,000.00

1265000000.00

(TYPE 7

52086 912795XL U.S. TREASURY BILL 4.266 7/13/06 4.360 Aaa
52434 912795XL U.S. TREASURY BILL 4.465 7/13/06 4.553 Aaa

U.S. TREASURY BILLS

AAA
AAA

50,000,000.00
50,000,000.00

100,000,000.00

(TYPE  11)

NOTES & BON ( 12)

7/03/06 3.500 P-1
7/03/06 4.000 P-1
7/03/06 4.000 P-1
7/03/06 4.650 NR
3.863
U.S. TREASURY
4.456
U.S. TREASURY
7/15/06 4.310 Aaa
10/15/06 4.360 Aaa
10/15/06 4.405 Aaa
9/30/06 2.654 Aaa
9/30/706 3.105 Aaa
10/31/06 2.803 Aaa
10/31/06 3.118 Aaa
11/30/06 3.001 Aaa
11/30/06 3.130 Aaa
12/31/06 3.151 Aaa
12/31/06 3.261 Aaa
12/31/06 3.593 Aaa
12731706 3.657 Aaa

AAA  50,000,000.00
AAA  25,000,000.00
AAA  25,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00
AAA  20,000,000.00
AAA  10,000,000.00
AAA  20,500,000.00
AAA  25,000,000.00

POSITION-SIZE #

PRICE

100
100
100
100

99.
99.

.00000
-00000
-00000
-00000

88000
88000

-04000
-33000
.33000
.36000
-36000
-14000
-14000
-03000
-03000
-88000
.88000
.88000
-88000

$ CARRY-BASIS

NNNN

NNNNNMNNNNNNMNNNDN

470,000,000.
200,000,000.
500,000,000.

95,000,000.

MARKET-VALUE

470,000,000.00
200,000,000.00
500,000,000.00

95,000,000.00

1265000000.

49,928,900.
49,925,583.

1265000000.00

49,940,000.00
49,940,000.00

99,854,483.

50,050,182.
25,150,243.
25,146,998.
9,996,294.
19,970,773.
9,990,217.
19,960,039.
9,994,957.
19,979,386.
19,985,398.
9,987,373.
20,441,281.
24,920,748.

99,880,000.00

50,020,000.00
25,082,500.00
25,082,500.00
9,936,000.00
19,872,000.00
9,914,000.00
19,828,000.00
9,903,000.00
19,806,000.00
19,776,000.00
9,888,000.00
20,270,400.00
24,720,000.00

* $-ABOVE/BELOW

11,100.
14,416.

-30,182.
-67,743.
-64,498.
-60,294.
-98,773.
-76,217.
-132,039.
-91,957.
-173,386.
-209,398.
-99,373.
-170,881.
-200,748.
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POOL: LGIP-GOVERNMENT (7)

Pos#  Sec-Id Description RATE Maturity

YIELD

S&P POSITION-SIZE #

PRICE &

CARRY-BASIS MARKET-VALUE

* $-ABOVE/BELOW

49290 912828DJ U.S. TREASURY NOTE 3.125 1/31/07
49216 912828DS U.S. TREASURY NOTE 3.625 4/30/07
49672 912828DS U S TREASURY NOTE  3.625 4/30/07

16 ITEMS IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS

22 ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT

AAA  25,000,000.00
AAA  50,000,000.00
AAA  25,000,000.00

365,500,000.00

(TYPE  12)

1730500000.00

(FUND  7)

98.76000 2
98.64000 2
98.64000 2

24,923,461.13 24,690,000.00
49,963,884.80 49,320,000.00
24,983,993.83 24,660,000.00

1730299718.72 1727648400.00

-233,461.13
-643,884.80
-323,993.83

-2,651,318.72



